Information fusion problems have a rich history spanning four centuries and several disciplines as diverse as political economy, reliability engineering, target tracking, bioinformatics, forecasting, distributed detection, robotics, cyber security, nuclear engineering, distributed sensor networks, and others. Over the past decade, the area of information fusion has been established as a discipline by itself with several contributions to its foundations as well as applications. In a basic formulation of the information fusion problem, each component is characterized by a probability distribution. The goal is to estimate a fusion rule for combining the outputs of components to achieve a specified objective such as better performance or functionality compared to the components. If the sensor error distributions are known, several fusion rule estimation problems have been formulated and solved using deterministic methods.
